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Portfolio Switching 

• This week, we dumped 
15 Portfolios out of 
OmniFunds for the 
purpose of designing 
the Switching 
Algorithm.



A First Switching Algorithm

• Using the top N 
Portfolios based 
on weekly 
performance is 
resulting in 
smooth returns 
with low draw 
downs.

APR:  30%

MDD:  9%
Spreadsheet Work by Mark Holstius



A.I. Ranking



A.I. Ranking

• Objective:  
Replicate what the 
GA does but at a much 
higher level – find 
Rules that are 
profitable, but using 
modern A.I. Methods

• Wednesday…
A.I. Researcher will 
begin trials on several 
A.I. models on 
provided G.A. Inputs.



3-Month Sprint
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Initial $300k Funding 
for July-Sept Objectives



Because Returns Matter.
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